Abstract. Error bounds for Gaussian quadrature are given in terms of the number of quadrature points and smoothness properties of the function whose integral is being approximated. An intermediate step involves a weighted-L' polynomial approximation problem which is treated in a more general context than that specifically required to bound the Gaussian quadrature error.
In view of this corollary, it suffices to assume that /1-_t2 K/N, where K can be chosen later at our discretion. We shall subsequently construct, for certain values of t, At = A t,r,N E "P N-2r+1 such that 
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In applying (A2) and (A3) to (3.9), note that, for 8= /i1-t2/N, the condition 1-t2 _ y8 is equivalent to Vi=-t y/N. This will therefore be satisfied if K _ y, a requirement we now impose on K. Choosing r such that 2 r -s =: k '-ko thus proves (3.6) for t such that (3.7)-(3.8) hold. Before proving the bounds (3.7) and (3.8), we show that (A2) and (A3) hold for Jacobi weights. Theorem 2 applies to the weight w since it is a minimum of two Jacobi weights, yielding
